
NJBE
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E PRIVATE EQUITYPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

FRANCE

CAPITAL CALL EUR/BOSACI004Z24 ANACAP FINANCIAL PARTNERS II 24 Oct 2011LIMITED PARTNERSHIP 24 Oct 2011

302,672.440 0.001.000000Local0.720254
1.388399 0.00 0.00Base

0.00
0.00
0.00 302,672.44

420,230.14

PARTNERSHIP COST-INSIDE COMMIT EUR/BOS24 Oct 2011 24 Oct 2011

83,951.430 0.001.000000Local0.720254
1.388399 0.00 0.00Base

0.00
0.00
0.00 83,951.43

116,558.09
ACI004Z24 Total

0.00 0.000.00 386,623.87386,623.870 Local

0.00 0.00 0.00 536,788.23Base

386,623.870.000.000.00386,623.870 Local
FRANCE Total

536,788.230.000.000.00Base

UNITED STATES

CAPITAL CALL EUR/OTHACI0055B4 GOLDMAN SACHS PVT EQ NJ II 27 Oct 2011LTD PARTNERSHIP 27 Oct 2011

5,610,338.000 0.001.000000Local0.725216
1.378900 0.00 0.00Base

0.00
0.00
0.00 5,610,338.00

7,736,095.08

MANAGEMENT FEES INSIDE-COMMIT EUR/OTH27 Oct 2011 27 Oct 2011

361,572.000 0.001.000000Local0.725216
1.378900 0.00 0.00Base

0.00
0.00
0.00 361,572.00

498,571.63

PARTNERSHIP COST-INSIDE COMMIT EUR/OTH27 Oct 2011 27 Oct 2011

81,693.000 0.001.000000Local0.725216
1.378900 0.00 0.00Base

0.00
0.00
0.00 81,693.00

112,646.48
ACI0055B4 Total

0.00 0.000.00 6,053,603.006,053,603.000 Local

0.00 0.00 0.00 8,347,313.19Base

Books Closed Prepared by State StreetPage 1



NJBE
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E PRIVATE EQUITYPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6,053,603.000.000.000.006,053,603.000 Local
UNITED STATES Total

8,347,313.190.000.000.00Base

0.006,440,226.870 Local
0.00Base

0.00
0.00

0.00
0.00

6,440,226.87
8,884,101.42

EURO CURRENCY Total

US DOLLAR

PARTNERSHIP COST-INSIDE COMMIT USD/BOS02299C968 COURT SQUARE CAPITAL PARTNERS 28 Oct 2011II LP 28 Oct 2011

43,976.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 43,976.00

43,976.00

CAPITAL CALL USD/BOS03799N918 APOLLO INVESTMENT FUND VI 07 Oct 2011LIMITED PARTNERSHIP 07 Oct 2011

985,486.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 985,486.00

985,486.00

CAPITAL CALL USD/BOS05799V964 BDCM OPPORTUNITY FUND II LP 07 Oct 2011 07 Oct 2011

1,393,725.620 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,393,725.62

1,393,725.62

PARTNERSHIP COST-INSIDE COMMIT USD/BOS27 Oct 2011

24,439.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 24,439.92

24,439.92

PARTNERSHIP COST-INSIDE COMMIT USD/BOS27 Oct 2011 CANCEL

-24,439.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -24,439.92

-24,439.92

CAPITAL CALL USD/BOS27 Oct 2011

738,839.250 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 738,839.25

738,839.25

CAPITAL CALL USD/BOS27 Oct 2011 CANCEL

-738,839.250 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -738,839.25

-738,839.25
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05799V964 Total

0.00 0.000.00 1,393,725.621,393,725.620 Local

0.00 0.00 0.00 1,393,725.62Base

CAPITAL CALL USD/BOS071991913 BLACKSTONE CAPITAL PARTNERS 11 Oct 2011V LP 11 Oct 2011

217,917.520 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 217,917.52

217,917.52

CAPITAL CALL USD/BOS36699V911 GSO CAPITAL OPPORTUNITY 26 Oct 2011LMTD PARTNERSHIP 26 Oct 2011

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

CAPITAL CALL USD/BOS44699S938 JP MORGAN PLED VENTURE CAP III 13 Oct 2011NON SECY ASSET

991,607.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 991,607.00

991,607.00

CAPITAL CALL USD/BOS13 Oct 2011 CANCEL

-991,607.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -991,607.00

-991,607.00

CAPITAL CALL USD/BOS14 Oct 2011

1,817,946.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,817,946.00

1,817,946.00

CAPITAL CALL USD/BOS14 Oct 2011 CANCEL

-1,817,946.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,817,946.00

-1,817,946.00
44699S938 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/BOS45879A910 INTERMEDIA PARTNERS VII L P 24 Oct 2011LIMITED PARTNERS 24 Oct 2011

2,201,930.820 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,201,930.82

2,201,930.82
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CAPITAL CALL USD/BOS52899A961 LEXINGTON CAPITAL PTNRS VI 06 Oct 2011LP 06 Oct 2011

380,981.530 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 380,981.53

380,981.53

MANAGEMENT FEES INSIDE-COMMIT USD/BOS06 Oct 2011 06 Oct 2011

86,480.470 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 86,480.47

86,480.47
52899A961 Total

0.00 0.000.00 467,462.00467,462.000 Local

0.00 0.00 0.00 467,462.00Base

CAPITAL CALL USD/BOS652998964 NEWSTONE CAPITAL PARTNERS LP 25 Oct 2011 126 Oct 2011

550,393.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 550,393.00

550,393.00

MANAGEMENT FEES INSIDE-COMMIT USD/BOS671994937 OAK HILL CAPITAL PARTNERS II 17 Oct 2011LIMITED EQUITY PARTN 17 Oct 2011

132,554.400 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 132,554.40

132,554.40

MANAGEMENT FEES INSIDE-COMMIT USD/BOS17 Oct 2011 17 Oct 2011

34,392.320 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 34,392.32

34,392.32
671994937 Total

0.00 0.000.00 166,946.72166,946.720 Local

0.00 0.00 0.00 166,946.72Base

MANAGEMENT FEES INSIDE-COMMIT USD/BOS671999936 OAK HILL CAPITAL PARTNERS III 19 Oct 2011LP 19 Oct 2011

1,059,531.150 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,059,531.15

1,059,531.15

CAPITAL CALL USD/BOS19 Oct 2011 19 Oct 2011

5,187,888.350 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,187,888.35

5,187,888.35
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671999936 Total

0.00 0.000.00 6,247,419.506,247,419.500 Local

0.00 0.00 0.00 6,247,419.50Base

CAPITAL CALL USD/BOS77099B915 TPG PARTNERS VI 24 Oct 2011LIMITED PARTNERSHIP 24 Oct 2011

574,599.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 574,599.00

574,599.00

CAPITAL CALL USD/BOS82799Y934 SILVER LAKE PARTNERS III 24 Oct 2011LIMITED PARTNERSHIP 24 Oct 2011

3,602,384.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,602,384.00

3,602,384.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS884999962 THOMAS H LEE EQUITY FUND VI 18 Oct 2011LIMITED PARTNERSHIP

1,762,593.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,762,593.00

1,762,593.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS18 Oct 2011 CANCEL

-1,762,593.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,762,593.00

-1,762,593.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS17 Oct 2011 17 Oct 2011

1,762,593.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,762,593.00

1,762,593.00
884999962 Total

0.00 0.000.00 1,762,593.001,762,593.000 Local

0.00 0.00 0.00 1,762,593.00Base

CAPITAL CALL USD/BOS913QTR900 LINDSAY GOLDBERG III LP 27 Oct 2011 27 Oct 2011

462,634.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 462,634.00

462,634.00

CAPITAL CALL USD/BOS28 Oct 2011 28 Oct 2011

1,277,373.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,277,373.00

1,277,373.00
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913QTR900 Total

0.00 0.000.00 1,740,007.001,740,007.000 Local

0.00 0.00 0.00 1,740,007.00Base

CAPITAL CALL USD/BOS927997999 VISTA EQUITY PARTNERS III 25 Oct 2011L P 25 Oct 2011

3,148,957.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,148,957.00

3,148,957.00

CAPITAL CALL USD/BOS93099G911 WLR RECOVERY FUND IV 06 Oct 2011L P 06 Oct 2011

6,213,985.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 6,213,985.00

6,213,985.00

CAPITAL CALL USD/BOS07 Oct 2011 07 Oct 2011

298,467.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 298,467.00

298,467.00
93099G911 Total

0.00 0.000.00 6,512,452.006,512,452.000 Local

0.00 0.00 0.00 6,512,452.00Base

CAPITAL CALL USD/BOS93399Y968 WARBURG PINCUS PRVT EQUITY X 18 Oct 2011LIMITED PARTNERSHIP 18 Oct 2011

16,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 16,000,000.00

16,000,000.00

CAPITAL CALL USD/BOS946831914 WAYZATA OPPORTUNITIES FUND II 12 Oct 2011 12 Oct 2011

2,700,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,700,000.00

2,700,000.00

CAPITAL CALL USD/BOS95099D913 WELSH CARSON ANDERSON STOWE 26 Oct 2011XI LP 26 Oct 2011

5,917,966.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,917,966.00

5,917,966.00

CAPITAL CALL USD/BOS985AFB908 JP MORGAN VENTURE CAPITAL III 13 Oct 2011LIMITED PARTNERSHIP 13 Oct 2011

991,607.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 991,607.00

991,607.00
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CAPITAL CALL USD/BOS14 Oct 2011 14 Oct 2011

1,817,946.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,817,946.00

1,817,946.00

MANAGEMENT FEES INSIDE-COMMIT USD/BOS31 Oct 2011 31 Oct 2011

137,500.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 137,500.00

137,500.00
985AFB908 Total

0.00 0.000.00 2,947,053.002,947,053.000 Local

0.00 0.00 0.00 2,947,053.00Base

CAPITAL CALL USD/BOSACI004QQ1 FAIRVIEW CAPSTONE PARTNERS 21 Oct 2011LIMITED PARTNERSHIP 21 Oct 2011

1,960,199.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,960,199.00

1,960,199.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS21 Oct 2011 21 Oct 2011

29,851.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 29,851.00

29,851.00
ACI004QQ1 Total

0.00 0.000.00 1,990,050.001,990,050.000 Local

0.00 0.00 0.00 1,990,050.00Base

CAPITAL CALL USD/BOSACI004QS7 GS PRIVATE EQUITY PARTNERS NJ 13 Oct 2011LIMITED PARTNERSHIP 13 Oct 2011

32,645.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 32,645.00

32,645.00

MANAGEMENT FEES INSIDE-COMMIT USD/BOSACI004RB3 AUDAX MEZZANINE FUND II 06 Oct 2011LIMITED PARTNERSHIP 06 Oct 2011

167,135.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 167,135.92

167,135.92

CAPITAL CALL USD/BOSACI004RE7 CS/NJDI EMERGING OPPS FND 25 Oct 2011LIMITED PARTNERSHIP 25 Oct 2011

1,700,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,700,000.00

1,700,000.00
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CAPITAL CALL USD/BOSACI004RH0 NJHL EUR BUYOUT FND SER C 13 Oct 2011LIMITED PARTNERSHIP 13 Oct 2011

2,155,017.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,155,017.51

2,155,017.51

MANAGEMENT FEES INSIDE-COMMIT USD/BOS14 Oct 2011 14 Oct 2011

243,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 243,000.00

243,000.00
ACI004RH0 Total

0.00 0.000.00 2,398,017.512,398,017.510 Local

0.00 0.00 0.00 2,398,017.51Base

CAPITAL CALL USD/BOSACI004RI8 SONJ PVT OPPORTUNITIES FND II 25 Oct 2011LIMITED PARTNERSHIP 25 Oct 2011

867,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 867,000.00

867,000.00

CAPITAL CALL USD/BOS28 Oct 2011 28 Oct 2011

20,650,696.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 20,650,696.00

20,650,696.00
ACI004RI8 Total

0.00 0.000.00 21,517,696.0021,517,696.000 Local

0.00 0.00 0.00 21,517,696.00Base

CAPITAL CALL USD/BOSACI004S30 NEW JERSY ASIA INVESTORS 24 Oct 2011LIMITED PARTNERSHIP 24 Oct 2011

3,604,476.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,604,476.00

3,604,476.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS24 Oct 2011 24 Oct 2011

15,585.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 15,585.00

15,585.00
ACI004S30 Total

0.00 0.000.00 3,620,061.003,620,061.000 Local

0.00 0.00 0.00 3,620,061.00Base
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CAPITAL CALL USD/BOSACI004S48 NJHL EUR BUYOUT FND II SER B 07 Oct 2011LIMITED PARTNERSHIP 07 Oct 2011

516,213.370 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 516,213.37

516,213.37

MANAGEMENT FEES INSIDE-COMMIT USD/BOS14 Oct 2011 14 Oct 2011

218,700.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 218,700.00

218,700.00

CAPITAL CALL USD/BOS17 Oct 2011 17 Oct 2011

383,075.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 383,075.00

383,075.00
ACI004S48 Total

0.00 0.000.00 1,117,988.371,117,988.370 Local

0.00 0.00 0.00 1,117,988.37Base

PARTNERSHIP COST-INSIDE COMMIT USD/BOSACI004S55 NJHL EUR BUYOUT FND SER A 06 Oct 2011LIMITED PARTNERSHIP

896.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 896.17

896.17

PARTNERSHIP COST-INSIDE COMMIT USD/BOS06 Oct 2011 CANCEL

-896.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -896.17

-896.17

CAPITAL CALL USD/BOS06 Oct 2011 06 Oct 2011

146,915.890 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 146,915.89

146,915.89

MANAGEMENT FEES INSIDE-COMMIT USD/BOS07 Oct 2011 07 Oct 2011

89,819.690 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 89,819.69

89,819.69

CAPITAL CALL USD/BOS13 Oct 2011 13 Oct 2011

317,078.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 317,078.64

317,078.64

MANAGEMENT FEES INSIDE-COMMIT USD/BOS14 Oct 2011 14 Oct 2011
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196,830.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 196,830.00

196,830.00

CAPITAL CALL USD/BOS17 Oct 2011 17 Oct 2011

3,514.710 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,514.71

3,514.71
ACI004S55 Total

0.00 0.000.00 754,158.93754,158.930 Local

0.00 0.00 0.00 754,158.93Base

CAPITAL CALL USD/BOSACI004X91 CSFB/NJDI INVESTMENT 2008 1SER 25 Oct 2011LIMITED PARTNERSHIP 25 Oct 2011

3,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

CAPITAL CALL USD/BOSACI004XC4 CSFB/NJDI INVESTMENT SER 2006 21 Oct 2011LIMITED PARTNERSHIP 21 Oct 2011

64,705.840 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 64,705.84

64,705.84

CAPITAL CALL USD/BOSACI00GR67 CENTERBRIDGE CAPITAL PTRNS II 26 Oct 2011LIMITED PARTNERSHIP 26 Oct 2011

3,345,459.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,345,459.00

3,345,459.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOSACI00NUB7 NEW JERSEY ASIA INVESTORS II 21 Oct 2011LIMITED PARTNERSHIP 21 Oct 2011

135,171.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 135,171.00

135,171.00

CAPITAL CALL USD/BOS21 Oct 2011 21 Oct 2011

784,760.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 784,760.00

784,760.00
ACI00NUB7 Total

0.00 0.000.00 919,931.00919,931.000 Local

0.00 0.00 0.00 919,931.00Base

MANAGEMENT FEES INSIDE-COMMIT USD/BOSACI00WOP3 VISTA EQUITY PARTNERS IV 14 Oct 2011LIMITED PARTNERSHIP 14 Oct 2011

Books Closed Prepared by State StreetPage 10



NJBE
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E PRIVATE EQUITYPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,127,717.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,127,717.00

1,127,717.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS14 Oct 2011 14 Oct 2011

314,146.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 314,146.00

314,146.00
ACI00WOP3 Total

0.00 0.000.00 1,441,863.001,441,863.000 Local

0.00 0.00 0.00 1,441,863.00Base

0.0099,750,979.750 Local
0.00Base

0.00
0.00

0.00
0.00

99,750,979.75
99,750,979.75

US DOLLAR Total

EQUITY  Total
106,191,206.620

Base 0.00 0.00 0.00 108,635,081.17

108,635,081.170.000.000.00

106,191,206.620

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 11



NJBR
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ESTATEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS72599P9A0 PLA RESIDENTIAL FUND III 24 Oct 2011 24 Oct 2011

2,878,526.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,878,526.00

2,878,526.00

CAPITAL CALL USD/BOS912KMG905 WALTON STREET MEXICO FUND I 20 Oct 2011 20 Oct 2011

2,850,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,850,000.00

2,850,000.00

CAPITAL CALL USD/BOSACI004QF5 NJDOI/GMAM CORE PLUS REAL EST 07 Oct 2011REIT 07 Oct 2011

6,197,019.520 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 6,197,019.52

6,197,019.52

CAPITAL CALL USD/BOSACI004QX6 NJDOI/GMAM OPPORT REAL EST INV 06 Oct 2011REIT 06 Oct 2011

186,950.110 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 186,950.11

186,950.11

CAPITAL CALL USD/BOSACI004R15 TUCKER DEVELOPMENT ACQUISITION 05 Oct 2011REIT 05 Oct 2011

2,640,264.030 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,640,264.03

2,640,264.03

CAPITAL CALL USD/BOSACI005C34 BLACKSTONE RE PRTNR VI TE 2 05 Oct 2011REIT 05 Oct 2011

142,647.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 142,647.00

142,647.00

CAPITAL CALL USD/BOSACI00DVY8 LUBERT ADLER REAL ESTATE FUND 25 Oct 2011REIT 25 Oct 2011

10,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,000,000.00

10,000,000.00

CAPITAL CALL USD/BOSACI00O5N7 LONE STAR FUND VII (U.S.) 19 Oct 2011REIT

23,964,736.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 23,964,736.57

23,964,736.57

Books Closed Prepared by State StreetPage 12



NJBR
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ESTATEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS19 Oct 2011 CANCEL

-23,964,736.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -23,964,736.57

-23,964,736.57

CAPITAL CALL USD/BOS19 Oct 2011 19 Oct 2011

23,964,736.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 23,964,736.57

23,964,736.57
ACI00O5N7 Total

0.00 0.000.00 23,964,736.5723,964,736.570 Local

0.00 0.00 0.00 23,964,736.57Base

0.0048,860,143.230 Local
0.00Base

0.00
0.00

0.00
0.00

48,860,143.23
48,860,143.23

US DOLLAR Total

EQUITY  Total
48,860,143.230

Base 0.00 0.00 0.00 48,860,143.23

48,860,143.230.000.000.00

48,860,143.230

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 13



NJDL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSET HEDGESPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 14



NJDP
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS EQTY/HEDGPurchase and Sales by Report Date
COMMON E REAL ASSETS EQTY/HEDG

Base Currency: USD - USD

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 15



NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

E L AARON& CO INC USD/DTC73935S105 POWERSHARES DB COMMODITY 27 Oct 2011 0.01UNIT BEN INT OPEN

800,000.000 0.0028.316900Local1.000000
28.316900 0.00 8,000.00Base

8,000.00
0.00
0.00 22,661,520.00

22,661,520.00

E L AARON& CO INC USD/DTC28 Oct 2011 0.01OPEN

678,945.000 0.0028.094300Local1.000000
28.094300 0.00 6,789.45Base

6,789.45
0.00
0.00 19,081,273.96

19,081,273.96

E L AARON& CO INC USD/DTC31 Oct 2011 0.01OPEN

221,055.000 0.0027.722800Local1.000000
27.722800 0.00 2,210.55Base

2,210.55
0.00
0.00 6,130,474.09

6,130,474.09
73935S105 Total

17,000.00 0.000.00 47,873,268.051,700,000.000 Local

0.00 17,000.00 0.00 47,873,268.05Base

0.001,700,000.000 Local
0.00Base

17,000.00
17,000.00

0.00
0.00

47,873,268.05
47,873,268.05

US DOLLAR Total

EQUITY  Total
1,700,000.000

Base 0.00 17,000.00 0.00 47,873,268.05

OPTIONS BOUGHT
US DOLLAR

MORGAN STANLEY CO INCORPORATED USD/NYF99Z375539 SPDR GOLD SHARES 04 Oct 2011DEC11 150 PUT

1,000.000 0.006.700000Local1.000000
6.700000 0.00 0.00Base

0.00
0.00
0.00 670,000.00

670,000.00

MORGAN STANLEY CO INCORPORATED USD/NYF04 Oct 2011 CANCEL

-1,000.000 0.006.700000Local1.000000 0.00 0.00 -670,000.00

Books Closed Prepared by State StreetPage 16



NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6.700000 0.00 0.00Base 0.00 -670,000.00

GOLDMAN SACHS + CO USD/NYF04 Oct 2011 05 Oct 2011

1,000.000 0.006.700000Local1.000000
6.700000 0.00 0.00Base

0.00
0.00
0.00 670,000.00

670,000.00
99Z375539 Total

0.00 0.000.00 670,000.001,000.000 Local

0.00 0.00 0.00 670,000.00Base

0.001,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

670,000.00
670,000.00

US DOLLAR Total

OPTIONS BOUGHT  Total
1,000.000

Base 0.00 0.00 0.00 670,000.00

OPTIONS BOUGHTBACK
US DOLLAR

GOLDMAN SACHS + CO USD/NYF99Z342992 SPDR GOLD SHARES 20 Oct 2011 1.00JAN12 200 CALL 21 Oct 2011

2,500.000 0.000.747400Local1.000000
0.747400 0.00 2,500.00Base

2,500.00
0.00
0.00 189,350.00

189,350.00

0.002,500.000 Local
0.00Base

2,500.00
2,500.00

0.00
0.00

189,350.00
189,350.00

US DOLLAR Total

OPTIONS BOUGHTBACK  Total
2,500.000

Base 0.00 2,500.00 0.00 189,350.00

OPTIONS EXPIRED_WRTS
US DOLLAR

Books Closed Prepared by State StreetPage 17



NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

OPTION EXPIRED USD/99Z170922 POWERSHARES DB COMMODITY 22 Oct 2011OCT11 33 CALL 22 Oct 2011

2,000.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.002,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

OPTIONS EXPIRED_WRTS  Total
2,000.000

Base 0.00 0.00 0.00 0.00

48,732,618.050.0019,500.000.00

1,705,500.000

PURCHASE Total

Base
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NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

SANFORD CBERNSTEIN CO LLC USD/DTC78463V107 SPDR GOLD SHARES 20 Oct 2011 0.01SPDR GOLD TRUST 25 Oct 2011

250,000.000 0.00156.668100Local1.000000
156.668100 0.00 2,500.00Base

2,500.00
752.01
752.01 39,163,772.99

39,163,772.99

0.00250,000.000 Local
0.00Base

2,500.00
2,500.00

752.01
752.01

39,163,772.99
39,163,772.99

US DOLLAR Total

EQUITY  Total
250,000.000

Base 0.00 2,500.00 752.01 39,163,772.99

OPTIONS SOLD
US DOLLAR

GOLDMAN SACHS + CO USD/NYF99Z281604 SPDR GOLD TRUST 20 Oct 2011 1.00OCT11 162 PUT 21 Oct 2011

2,000.000 0.005.342600Local1.000000
5.342600 0.00 2,000.00Base

2,000.00
20.52
20.52 1,066,499.48

1,066,499.48

GOLDMAN SACHS + CO USD/NYF99Z375539 SPDR GOLD SHARES 04 Oct 2011DEC11 150 PUT 05 Oct 2011

1,000.000 0.006.700000Local1.000000
6.700000 0.00 0.00Base

0.00
12.87
12.87 669,987.13

669,987.13

0.003,000.000 Local
0.00Base

2,000.00
2,000.00

33.39
33.39

1,736,486.61
1,736,486.61

US DOLLAR Total

OPTIONS SOLD  Total
3,000.000

Base 0.00 2,000.00 33.39 1,736,486.61

OPTIONS WRITTEN
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NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

MORGAN STANLEY CO INCORPORATED USD/NYF99Z373070 POWERSHARES DB COMMODITY IND 27 Sep 2011 1.00JAN12 30 CALL CANCEL

-5,000.000 0.000.400000Local1.000000
0.400000 0.00 -5,000.00Base

-5,000.00
-3.84
-3.84 -194,996.16

-194,996.16

GOLDMAN SACHS + CO USD/NYF27 Sep 2011 1.0028 Sep 2011

5,000.000 0.000.400000Local1.000000
0.400000 0.00 5,000.00Base

5,000.00
3.84
3.84 194,996.16

194,996.16
99Z373070 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

MORGAN STANLEY CO INCORPORATED USD/NYF99Z373088 POWERSHARES DB COMMODITY IND 27 Sep 2011 1.00JAN12 29 CALL CANCEL

-5,000.000 0.000.650000Local1.000000
0.650000 0.00 -5,000.00Base

-5,000.00
-6.24
-6.24 -319,993.76

-319,993.76

GOLDMAN SACHS + CO USD/NYF27 Sep 2011 1.0028 Sep 2011

5,000.000 0.000.650000Local1.000000
0.650000 0.00 5,000.00Base

5,000.00
6.24
6.24 319,993.76

319,993.76
99Z373088 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

MORGAN STANLEY CO INCORPORATED USD/NYF99Z381016 SPDR GOLD TRUST 04 Oct 2011 1.00DEC11 142 PUT

1,000.000 0.004.000000Local1.000000
4.000000 0.00 1,000.00Base

1,000.00
7.68
7.68 398,992.32

398,992.32

MORGAN STANLEY CO INCORPORATED USD/NYF04 Oct 2011 1.00CANCEL

-1,000.000 0.004.000000Local1.000000
4.000000 0.00 -1,000.00Base

-1,000.00
-7.68
-7.68 -398,992.32

-398,992.32

GOLDMAN SACHS + CO USD/NYF04 Oct 2011 1.0005 Oct 2011

1,000.000 0.004.000000Local1.000000
4.000000 0.00 1,000.00Base

1,000.00
7.68
7.68 398,992.32

398,992.32
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NJDW
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99Z381016 Total

1,000.00 7.680.00 398,992.321,000.000 Local

0.00 1,000.00 7.68 398,992.32Base

MORGAN STANLEY CO INCORPORATED USD/NYF99Z381099 SPDR GOLD SHARES 04 Oct 2011 1.00JAN12 175 CALL

2,400.000 0.005.300000Local1.000000
5.300000 0.00 2,400.00Base

2,400.00
24.43
24.43 1,269,575.57

1,269,575.57

MORGAN STANLEY CO INCORPORATED USD/NYF04 Oct 2011 1.00CANCEL

-2,400.000 0.005.300000Local1.000000
5.300000 0.00 -2,400.00Base

-2,400.00
-24.43
-24.43 -1,269,575.57

-1,269,575.57

GOLDMAN SACHS + CO USD/NYF04 Oct 2011 1.0005 Oct 2011

2,400.000 0.005.300000Local1.000000
5.300000 0.00 2,400.00Base

2,400.00
24.43
24.43 1,269,575.57

1,269,575.57
99Z381099 Total

2,400.00 24.430.00 1,269,575.572,400.000 Local

0.00 2,400.00 24.43 1,269,575.57Base

0.003,400.000 Local
0.00Base

3,400.00
3,400.00

32.11
32.11

1,668,567.89
1,668,567.89

US DOLLAR Total

OPTIONS WRITTEN  Total
3,400.000

Base 0.00 3,400.00 32.11 1,668,567.89

42,568,827.49817.517,900.000.00

256,400.000

SALES Total

Base
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NJDX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
AUSTRALIAN DOLLAR

DEUTSCHE BANK AG AUD/AU8616197901 MIRVAC GROUP 20 Oct 2011REIT NPV 25 Oct 2011

775,000.000 0.001.219300Local0.981017
1.242894 0.00 577.94Base

566.97
0.00
0.00 945,524.47

963,820.68

DEUTSCHE BANK AG AUD/AU8670399906 CHARTER HALL OFFICE REIT 20 Oct 2011REIT NPV 25 Oct 2011

50,000.000 0.003.399600Local0.981017
3.465383 0.00 103.96Base

101.99
0.00
0.00 170,081.99

173,373.13

DEUTSCHE BANK SECURITIES INC AUD/AU824 Oct 2011 27 Oct 2011

21,786.000 0.003.400000Local0.958681
3.546539 0.00 46.36Base

44.44
0.00
0.00 74,116.84

77,311.26

DEUTSCHE BANK SECURITIES INC AUD/AU825 Oct 2011 28 Oct 2011

78,214.000 0.003.399400Local0.957167
3.551522 0.00 166.67Base

159.53
0.00
0.00 266,040.20

277,945.44
670399906 Total

305.96 0.000.00 510,239.03150,000.000 Local

0.00 316.99 0.00 528,629.83Base

INSTINET LLC AUD/AU8B01BTX901 WESTFIELD GROUP 31 Oct 2011REIT NPV OPEN

67,000.000 0.007.699700Local0.942551
8.169001 0.00 328.40Base

309.53
0.00
0.00 516,189.43

547,651.46

0.00992,000.000 Local
0.00Base

1,182.46
1,223.33

0.00
0.00

1,971,952.93
2,040,101.97

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

AUTREPAT-DIV RE CAD/CAN131253999 CALLOWAY REAL ESTATE INVESTM 17 Oct 2011 2REIT NPV 19 Oct 2011

263.000 0.0024.654220Local1.017350
24.233764 0.00 0.00Base

0.00
0.00
0.00 6,484.06

6,373.48
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NJDX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DIV RE CAD/CAN13650J955 CAN REAL ESTATE INVEST TRUST 17 Oct 2011 7REIT NPV 24 Oct 2011

164.000 0.0033.461707Local1.017350
32.891047 0.00 0.00Base

0.00
0.00
0.00 5,487.72

5,394.13

0.00427.000 Local
0.00Base

0.00
0.00

0.00
0.00

11,971.78
11,767.61

CANADIAN DOLLAR Total

HONG KONG DOLLAR

CREDIT AGRICOLE INDOSUEZ HKD/HK1643557002 WHARF HOLDINGS LTD 18 Oct 2011 0.01COMMON STOCK HKD1.0 20 Oct 2011

19,000.000 0.0038.276300Local7.778100
4.921035 0.00 187.00Base

1,454.50
101.08
786.18 729,490.38

93,787.73

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK131 Oct 2011 0.01OPEN

90,000.000 0.0042.232200Local7.765000
5.438789 0.00 978.98Base

7,601.80
528.66

4,105.07 3,812,604.87
490,998.70

643557002 Total

9,056.30 4,891.250.00 4,542,095.25109,000.000 Local

0.00 1,165.98 629.74 584,786.43Base

PERSHING LLC HKD/HK1686774001 SWIRE PACIFIC LTD A 19 Oct 2011 0.01COMMON STOCK HKD.6 21 Oct 2011

20,000.000 0.0090.702900Local7.776150
11.664243 0.00 139.97Base

1,088.43
252.07

1,960.12 1,817,106.55
233,676.89

0.00129,000.000 Local
0.00Base

10,144.73
1,305.95

6,851.37
881.81

6,359,201.80
818,463.32

HONG KONG DOLLAR Total

US DOLLAR

BANK OF BOSTON-DEALER USD/DTC045604105 ASSOCIATED ESTATES REALTY CP 27 Oct 2011 0.04REIT USD.1 OPEN

25,000.000 0.0017.265200Local1.000000
17.265200 0.00 1,000.00Base

1,000.00
0.00
0.00 432,630.00

432,630.00

FRANKLIN SERVICE CORP USD/DTC23317H102 DDR CORP 17 Oct 2011 0.04REIT USD.1 20 Oct 2011
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NJDX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,000.000 0.0011.193400Local1.000000
11.193400 0.00 400.00Base

400.00
0.00
0.00 112,334.00

112,334.00

SHUMATE &COMPANY INC USD/DTC74340W103 PROLOGIS INC 17 Oct 2011 0.04REIT USD.01 20 Oct 2011

10,000.000 0.0025.612800Local1.000000
25.612800 0.00 400.00Base

400.00
0.00
0.00 256,528.00

256,528.00

0.0045,000.000 Local
0.00Base

1,800.00
1,800.00

0.00
0.00

801,492.00
801,492.00

US DOLLAR Total

EQUITY  Total
1,166,427.000

Base 0.00 4,329.28 881.81 3,671,824.90

3,671,824.90881.814,329.280.00

1,166,427.000

PURCHASE Total

Base
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NJDX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E GLOBAL REITSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
HONG KONG DOLLAR

BNY CONVERGEX HKD/HK1B0PR2F908 AGILE PROPERTY HOLDINGS LTD 06 Oct 2011COMMON STOCK HKD.1 10 Oct 2011

800,000.000 0.005.184700Local7.783150
0.666144 0.00 319.75Base

2,488.66
575.58

4,479.82 4,140,791.52
532,020.01

PERSHING LLC HKD/HK119 Oct 2011 OPEN

343,000.000 0.005.892400Local7.776150
0.757753 0.00 155.95Base

1,212.66
280.82

2,183.68 2,017,696.86
259,472.47

B0PR2F908 Total

3,701.32 6,663.500.00 6,158,488.381,143,000.000 Local

0.00 475.70 856.40 791,492.48Base

0.001,143,000.000 Local
0.00Base

3,701.32
475.70

6,663.50
856.40

6,158,488.38
791,492.48

HONG KONG DOLLAR Total

US DOLLAR

BANK OF BOSTON-DEALER USD/DTC195872106 COLONIAL PROPERTIES TRUST 27 Oct 2011 0.04REIT USD.01 OPEN

20,000.000 0.0020.428500Local1.000000
20.428500 0.00 800.00Base

800.00
7.85
7.85 407,762.15

407,762.15

FRANKLIN SERVICE CORP USD/DTC828806109 SIMON PROPERTY GROUP INC 28 Oct 2011 0.04REIT USD.0001 OPEN

7,750.000 0.00127.168901Local1.000000
127.168901 0.00 310.00Base

310.00
18.93
18.93 985,230.05

985,230.05

0.0027,750.000 Local
0.00Base

1,110.00
1,110.00

26.78
26.78

1,392,992.20
1,392,992.20

US DOLLAR Total

EQUITY  Total
1,170,750.000

Base 0.00 1,585.70 883.18 2,184,484.68
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NJDX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E GLOBAL REITSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,184,484.68883.181,585.700.00

1,170,750.000

SALES Total

Base
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NJEF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS981FJU905 WINTON FUTURES FUND LTD 27 Oct 2011LIMITED PARTNERSHIP 27 Oct 2011

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

CAPITAL CALL USD/OTHACI0054K5 ASIAN CENTURY QUEST(QP) FD LP 27 Oct 2011LIMITED PARTNERSHIP

1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00

CAPITAL CALL USD/OTH27 Oct 2011 CANCEL

-1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.00

CAPITAL CALL USD/OTH26 Oct 2011

1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00

CAPITAL CALL USD/OTH26 Oct 2011 CANCEL

-1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.00

CAPITAL CALL USD/BOS28 Oct 2011

1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00

CAPITAL CALL USD/BOS28 Oct 2011 CANCEL

-1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.00
ACI0054K5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

STATE STREET BANK AND TRUST USD/OTHACI00TKE9 GS ABSOLUTE RETURN FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

Books Closed Prepared by State StreetPage 27



NJEF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

27,941,644.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 27,941,644.00

27,941,644.00

STATE STREET BANK AND TRUST USD/OTHACI00TKG4 GS EQUITY ORIENTED FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

20,310.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 20,310.00

20,310.00

STATE STREET BANK AND TRUST USD/OTHACI00TKL3 PP EQUITY ORIENTED HEDGE FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

632,892.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 632,892.17

632,892.17

STATE STREET BANK AND TRUST USD/OTHACI00TKN9 PP CASH   OTHER 2 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

2,688,016.230 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,688,016.23

2,688,016.23

STATE STREET BANK AND TRUST USD/OTHACI00TKR0 GS OTHER ASSETS   LIABILITIES 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

20,310.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 20,310.00

20,310.00

STATE STREET BANK AND TRUST USD/OTHACI00TKS8 RCW EQUITY ORIENTED FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

5,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,000,000.00

5,000,000.00

STATE STREET BANK AND TRUST USD/OTHACI00TKU3 PP ABSOLUTE RETURN HEDGE FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

2,646,330.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,646,330.92

2,646,330.92

STATE STREET BANK AND TRUST USD/OTHACI00TLB4 AIA CASH   RECEIVABLES 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

674,084.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 674,084.00

674,084.00

CAPITAL CALL USD/BOSACI011Y20 BREVAN HOWARD FUND LIMITED 28 Oct 2011LIMITED PARTNERSHIP

1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00
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NJEF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS28 Oct 2011 CANCEL

-1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.00

CAPITAL CALL USD/BOS28 Oct 2011

1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00

CAPITAL CALL USD/BOS28 Oct 2011 CANCEL

-1.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.00
ACI011Y20 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.0064,623,587.320 Local
0.00Base

0.00
0.00

0.00
0.00

64,623,587.32
64,623,587.32

US DOLLAR Total

EQUITY  Total
64,623,587.320

Base 0.00 0.00 0.00 64,623,587.32

64,623,587.320.000.000.00

64,623,587.320

PURCHASE Total

Base
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NJEF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E HEDGE FUNDSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/OTHACI00TKG4 GS EQUITY ORIENTED FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

20,310.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 20,310.00

20,310.00

STATE STREET BANK AND TRUST USD/OTHACI00TKM1 PP OTHER OVERLAY 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

21.390 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21.39

21.39

STATE STREET BANK AND TRUST USD/OTHACI00TKN9 PP CASH   OTHER 2 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

3,279,223.090 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,279,223.09

3,279,223.09

STATE STREET BANK AND TRUST USD/OTHACI00TKP4 AIA CREDIT ORIENTED FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

575,409.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 575,409.00

575,409.00

STATE STREET BANK AND TRUST USD/OTHACI00TKR0 GS OTHER ASSETS   LIABILITIES 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

27,961,954.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 27,961,954.00

27,961,954.00

STATE STREET BANK AND TRUST USD/OTHACI00TKT6 RCW CASH/RECEIVABLES 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

5,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,000,000.00

5,000,000.00

STATE STREET BANK AND TRUST USD/OTHACI00TKV1 PP CREDIT ORIENTED HEDGE FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

2,661,961.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,661,961.04

2,661,961.04

STATE STREET BANK AND TRUST USD/OTHACI00TLA6 AIA EQUITY ORIENTED FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

98,675.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 98,675.00

98,675.00
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NJEF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E HEDGE FUNDSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/OTHACI00TMF4 PP COMM/REAL ASSETS FUNDS 31 Oct 2011LIMITED PARTNERSHIP 31 Oct 2011

26,033.810 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 26,033.81

26,033.81

0.0039,623,587.330 Local
0.00Base

0.00
0.00

0.00
0.00

39,623,587.33
39,623,587.33

US DOLLAR Total

EQUITY  Total
39,623,587.330

Base 0.00 0.00 0.00 39,623,587.33

39,623,587.330.000.000.00

39,623,587.330

SALES Total

Base
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NJER
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON E COMMODITIESPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/OTH980SLK907 SHERIDAN PROD PARTNERS IA 03 Oct 2011LP

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

CAPITAL CALL USD/OTH03 Oct 2011 CANCEL

-25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -25,000,000.00

-25,000,000.00
980SLK907 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/OTHACI00RMN1 ASTENBECK COMMODITIES FD II LP 03 Oct 2011LIMITED PARTNERSHIP 03 Oct 2011

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

0.0025,000,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

25,000,000.00
25,000,000.00

US DOLLAR Total

EQUITY  Total
25,000,000.000

Base 0.00 0.00 0.00 25,000,000.00

25,000,000.000.000.000.00

25,000,000.000

PURCHASE Total

Base
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Purchase Report by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBEFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
386,623.870 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
386,623.87
536,788.23

0.00

FRANCE Total

386,623.870

2TRADES:
0CANCELS:

Base 536,788.23

386,623.87

0.00

0.00

0.000.00

0.00Local 0.00

UNITED STATES

EQUITY
6,053,603.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,053,603.00
8,347,313.19

0.00

UNITED STATES Total

6,053,603.000

3TRADES:
0CANCELS:

Base 8,347,313.19

6,053,603.00

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
6,440,226.870

5TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

8,884,101.42
6,440,226.870.00

US DOLLAR
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Purchase Report by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBEFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
99,750,979.750 Local

59TRADES:

0.00Base

6CANCELS:

0.00
0.00 0.00

0.00
99,750,979.75
99,750,979.75

0.00

US DOLLAR  Total
99,750,979.750

59TRADES:
6CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

99,750,979.75
99,750,979.750.00

106,191,206.620

PURCHASE Total

TRADES:
6CANCELS:

0.000.00 108,635,081.17Base 0.00

64
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Purchase and Sales by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBEFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
48,860,143.230 Local

9TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
48,860,143.23
48,860,143.23

0.00

US DOLLAR  Total
48,860,143.230

9TRADES:
1CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

48,860,143.23
48,860,143.230.00

48,860,143.230

PURCHASE Total

TRADES:
1CANCELS:

0.000.00 48,860,143.23Base 0.00

9
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Purchase and Sales by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

******** No Activity for This Fund ********
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Purchase and Sales by Report Date COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,700,000.000 Local

3TRADES:

0.00Base

0CANCELS:

17,000.00
17,000.00 0.00

0.00
47,873,268.05
47,873,268.05

0.00

OPTIONS BOUGHT
1,000.000 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
670,000.00
670,000.00

0.00

OPTIONS BOUGHTBACK
2,500.000 Local

1TRADES:

0.00Base

0CANCELS:

2,500.00
2,500.00 0.00

0.00
189,350.00
189,350.00

0.00

OPTIONS EXPIRED_WRTS
2,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
1,705,500.000

7TRADES:
1CANCELS:

Base
Local

0.00 19,500.00
19,500.00

0.00
0.00

48,732,618.05
48,732,618.050.00
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Purchase Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

1,705,500.000

PURCHASE Total

TRADES:
1CANCELS:

0.0019,500.00 48,732,618.05Base 0.00

7
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Sales Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDWFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
250,000.000 Local

1TRADES:

0.00Base

0CANCELS:

2,500.00
2,500.00 752.01

752.01
39,163,772.99
39,163,772.99

0.00

OPTIONS SOLD
3,000.000 Local

2TRADES:

0.00Base

0CANCELS:

2,000.00
2,000.00 33.39

33.39
1,736,486.61
1,736,486.61

0.00

OPTIONS WRITTEN
3,400.000 Local

6TRADES:

0.00Base

4CANCELS:

3,400.00
3,400.00 32.11

32.11
1,668,567.89
1,668,567.89

0.00

US DOLLAR  Total
256,400.000

9TRADES:
4CANCELS:

Base
Local

0.00 7,900.00
7,900.00

817.51
817.51

42,568,827.49
42,568,827.490.00

256,400.000

SALES Total

TRADES:
4CANCELS:

817.517,900.00 42,568,827.49Base 0.00

9
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
992,000.000 Local

5TRADES:

0.00Base

0CANCELS:

1,223.33
1,182.46 0.00

0.00
1,971,952.93
2,040,101.97

0.00

AUSTRALIAN DOLLAR  Total
992,000.000

5TRADES:
0CANCELS:

Base
Local

0.00 1,223.33
1,182.46

0.00
0.00

2,040,101.97
1,971,952.930.00

CANADIAN DOLLAR

EQUITY
427.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,971.78
11,767.61

0.00

CANADIAN DOLLAR  Total
427.000

2TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

11,767.61
11,971.780.00

HONG KONG DOLLAR

EQUITY
129,000.000 Local

3TRADES:

0.00Base

0CANCELS:

1,305.95
10,144.73 6,851.37

881.81
6,359,201.80

818,463.32
0.00
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total
129,000.000

3TRADES:
0CANCELS:

Base
Local

0.00 1,305.95
10,144.73

881.81
6,851.37

818,463.32
6,359,201.800.00

US DOLLAR

EQUITY
45,000.000 Local

3TRADES:

0.00Base

0CANCELS:

1,800.00
1,800.00 0.00

0.00
801,492.00
801,492.00

0.00

US DOLLAR  Total
45,000.000

3TRADES:
0CANCELS:

Base
Local

0.00 1,800.00
1,800.00

0.00
0.00

801,492.00
801,492.000.00

1,166,427.000

PURCHASE Total

TRADES:
0CANCELS:

881.814,329.28 3,671,824.90Base 0.00

13
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Sales Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR

EQUITY
1,143,000.000 Local

2TRADES:

0.00Base

0CANCELS:

475.70
3,701.32 6,663.50

856.40
6,158,488.38

791,492.48
0.00

HONG KONG DOLLAR  Total
1,143,000.000

2TRADES:
0CANCELS:

Base
Local

0.00 475.70
3,701.32

856.40
6,663.50

791,492.48
6,158,488.380.00

US DOLLAR

EQUITY
27,750.000 Local

2TRADES:

0.00Base

0CANCELS:

1,110.00
1,110.00 26.78

26.78
1,392,992.20
1,392,992.20

0.00

US DOLLAR  Total
27,750.000

2TRADES:
0CANCELS:

Base
Local

0.00 1,110.00
1,110.00

26.78
26.78

1,392,992.20
1,392,992.200.00

1,170,750.000

SALES Total

TRADES:
0CANCELS:

883.181,585.70 2,184,484.68Base 0.00

4
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Purchase Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
64,623,587.320 Local

14TRADES:

0.00Base

5CANCELS:

0.00
0.00 0.00

0.00
64,623,587.32
64,623,587.32

0.00

US DOLLAR  Total
64,623,587.320

14TRADES:
5CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

64,623,587.32
64,623,587.320.00

64,623,587.320

PURCHASE Total

TRADES:
5CANCELS:

0.000.00 64,623,587.32Base 0.00

14
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Sales Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
39,623,587.330 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
39,623,587.33
39,623,587.33

0.00

US DOLLAR  Total
39,623,587.330

9TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

39,623,587.33
39,623,587.330.00

39,623,587.330

SALES Total

TRADES:
0CANCELS:

0.000.00 39,623,587.33Base 0.00

9
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJERFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
25,000,000.000 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
25,000,000.00
25,000,000.00

0.00

US DOLLAR  Total
25,000,000.000

2TRADES:
1CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

25,000,000.00
25,000,000.000.00

25,000,000.000

PURCHASE Total

TRADES:
1CANCELS:

0.000.00 25,000,000.00Base 0.00

2

Page 46 Books Closed Prepared by State Street



Purchase and Sales by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJERFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJBEFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00106,191,206.620

64TRADES:

6CANCELS:

0.00 108,635,081.17Base 0.00

PURCHASE Total
106,191,206.620 0.00

TRADES: 64

CANCELS: 6

0.00 0.00 108,635,081.17Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJBRFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.0048,860,143.230

9TRADES:

1CANCELS:

0.00 48,860,143.23Base 0.00

PURCHASE Total
48,860,143.230 0.00

TRADES: 9

CANCELS: 1

0.00 0.00 48,860,143.23Base
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Purchase and Sales by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E REAL ASSET HEDGES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDLFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E REAL ASSETS EQTY/HEDG

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDPFUND:

Base Currency: USD - USD

COMMON E REAL ASSETS EQTY/HEDG

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJDWFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.001,700,000.000

3TRADES:

0CANCELS:

17,000.00 47,873,268.05Base 0.00

OPTIONS BOUGHT

0.001,000.000

2TRADES:

1CANCELS:

0.00 670,000.00Base 0.00

OPTIONS BOUGHTBACK

0.002,500.000

1TRADES:

0CANCELS:

2,500.00 189,350.00Base 0.00

OPTIONS EXPIRED_WRTS

0.002,000.000

1TRADES:

0CANCELS:

0.00 0.00Base 0.00

PURCHASE Total
1,705,500.000 0.00

TRADES: 7

CANCELS: 1

19,500.00 0.00 48,732,618.05Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E REAL ASSETS ETF/HEDGE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDWFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00250,000.000

1TRADES:

0CANCELS:

2,500.00 39,163,772.99Base 752.01

OPTIONS SOLD

0.003,000.000

2TRADES:

0CANCELS:

2,000.00 1,736,486.61Base 33.39

OPTIONS WRITTEN

0.003,400.000

6TRADES:

4CANCELS:

3,400.00 1,668,567.89Base 32.11

SALES Total
256,400.000 0.00

TRADES: 9

CANCELS: 4

7,900.00 817.51 42,568,827.49Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E GLOBAL REITS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJDXFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.001,166,427.000

13TRADES:

0CANCELS:

4,329.28 3,671,824.90Base 881.81

PURCHASE Total
1,166,427.000 0.00

TRADES: 13

CANCELS: 0

4,329.28 881.81 3,671,824.90Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E GLOBAL REITS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDXFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.001,170,750.000

4TRADES:

0CANCELS:

1,585.70 2,184,484.68Base 883.18

SALES Total
1,170,750.000 0.00

TRADES: 4

CANCELS: 0

1,585.70 883.18 2,184,484.68Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E HEDGE FUNDS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJEFFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.0064,623,587.320

14TRADES:

5CANCELS:

0.00 64,623,587.32Base 0.00

PURCHASE Total
64,623,587.320 0.00

TRADES: 14

CANCELS: 5

0.00 0.00 64,623,587.32Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E HEDGE FUNDS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJEFFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.0039,623,587.330

9TRADES:

0CANCELS:

0.00 39,623,587.33Base 0.00

SALES Total
39,623,587.330 0.00

TRADES: 9

CANCELS: 0

0.00 0.00 39,623,587.33Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON E COMMODITIES

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJERFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.0025,000,000.000

2TRADES:

1CANCELS:

0.00 25,000,000.00Base 0.00

PURCHASE Total
25,000,000.000 0.00

TRADES: 2

CANCELS: 1

0.00 0.00 25,000,000.00Base
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